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Traded (USD) e Price Type Type Applied Footnote
(USD)
INTC 5y QZ081Z8RZVBO P60M usb SprdBsisPts 1 5,000,000 0 66 66 66 S 66 S
F 5y QZ3WK1G9F7GR P60M usb SprdBsisPts 2 4,000,000 0 141 141 141 S 141 S
TMUS 5y QZAS42CNBHOW P60M usb SprdBsisPts 2 7,000,000 0 42 42 42 S 42 S
COP 5y QZ7T6FX4F7W1 P60M usb SprdBsisPts 1 5,000,000 0 31 31 31 S 31 S
ORCL 5y QZF4LWTFPQZC P60M usb SprdBsisPts 1 22,000,000 0 150 150 150 S 150 S
MPC 5y QZGCPGFB9P54 P60M usb SprdBsisPts 4 35,000,000 0 54 54 54 S 54 S
WHR 5y QZGG73MQ1C15 P60M usb SprdBsisPts 2 12,000,000 0 250 251 250 S 251 S
CBS 5y QZQR2N1V5B62 P60M usb SprdBsisPts 4 20,000,000 0 182 182 182 S 182 S
OMC 4.5y QZR23T2BKPR6 P54M usb SprdBsisPts 1 11,000,000 0 37.5 37.5 37.5 S 37.5 S
OMC 5y QZR23T2BKPR6 P60M usb SprdBsisPts 2 30,000,000 0 43 43 43 S 43 S
MET 5y QZR32N1XSQHG P60M usb SprdBsisPts 1 5,000,000 0 56 56 56 S 56 S
HPQ 5y QZS1)C2TF4PV P60M usb SprdBsisPts 3 20,000,000 0 82 83 82 S 83 S
DELL 5y QZWP2BPG0O0TO P60M usb SprdBsisPts 1 5,000,000 0 70 70 70 S 70 S
SBC 5y QZZHPBZBH8CX P60M usb SprdBsisPts 2 7,000,000 0 58 58 58 S 58 S
INST_ID-453835-2-B  |QZ2WW90VCIF8 P87D usb SprdBsisPts 1 48,967,800 0 10 10 10 S 10 S

Method used to determine nominal prices

Security-Based Credit Swaps:
'Opening Price' means the price of the first executed trade of the day
'Closing Price' refers to the price of the last executed trade of the day
'Lowest Price' refers to the lowest executed price of the day

'Highest Price' refers to the highest executed price of the day

Security-Based Equity Swaps:
Defined by the benchmark rate plus the agreed basis point spread.




Method used to determine settlement prices

SBSEF does not calculate daily settlement prices.



